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INVESTMENTS OUTSTANDING AS OF 9/30/08  (SETTLEMENT BASIS) 
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 9/30/08 *** 

*** LGIP-GOVERNMENT (7) *** 
 
============================================================================================================================================== 
 Pos#   Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 63423 TPBA0582 BANK OF AMERICA SE  1.400 10/15/08  1.400 Aaa  AAA  225,000,000.00   100.00000 2 225,000,000.00 225,000,000.00                 
 63396 TPDB0378 DEUTSCHE BANK       1.500 10/07/08  1.500 Aaa  AAA  250,000,000.00   100.00000 2 250,000,000.00 250,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.453           475,000,000.00               475,000,000.00 475,000,000.00                 
  
    2 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY BILLS       (  11) 
                                                 -------------------------------- 
 63514 912795H2 TREASURY BILL 10/1   .001 10/16/08   .001 Aaa  AAA   50,000,000.00    99.99996 2  49,999,979.17  49,999,979.00                 
 63515 912795H2 TREASURY BILL 10/1   .001 10/16/08   .001 Aaa  AAA   50,000,000.00    99.99996 2  49,999,979.17  49,999,979.00                 
 63516 912795H2 TREASURY BILL 10/1   .001 10/16/08   .001 Aaa  AAA   50,000,000.00    99.99996 2  49,999,979.17  49,999,979.00                 
 63517 912795H2 TREASURY BILL 10/1   .001 10/16/08   .001 Aaa  AAA   50,000,000.00    99.99996 2  49,999,979.17  49,999,979.00                 
 63518 912795H2 TREASURY BILL 10/1   .001 10/16/08   .001 Aaa  AAA   50,000,000.00    99.99996 2  49,999,979.17  49,999,979.00                 
 63540 912795H2 TREASURY BILL 10/1   .040 10/16/08   .040 Aaa  AAA   50,000,000.00    99.99996 2  49,999,166.67  49,999,979.00          812.33 
 63541 912795H2 TREASURY BILL 10/1   .040 10/16/08   .040 Aaa  AAA   50,000,000.00    99.99996 2  49,999,166.67  49,999,979.00          812.33 
 63542 912795H2 TREASURY BILL 10/1   .040 10/16/08   .040 Aaa  AAA   50,000,000.00    99.99996 2  49,999,166.67  49,999,979.00          812.33 
 63543 912795H2 TREASURY BILL 10/1   .040 10/16/08   .040 Aaa  AAA   50,000,000.00    99.99996 2  49,999,166.67  49,999,979.00          812.33 
 63544 912795H2 TREASURY BILL 10/1   .040 10/16/08   .040 Aaa  AAA   50,000,000.00    99.99996 2  49,999,166.67  49,999,979.00          812.33 
 63558 912795H4 TREASURY BILL 10/3   .300 10/30/08   .300 Aaa  AAA   50,000,000.00    99.97583 2  49,987,916.67  49,987,916.50                 
 63559 912795H4 TREASURY BILL 10/3   .300 10/30/08   .300 Aaa  AAA   50,000,000.00    99.97583 2  49,987,916.67  49,987,916.50                 
 63550 912795H5 TREASURY BILL 11/0   .020 11/06/08   .020 Aaa  AAA   50,000,000.00    99.99800 2  49,999,000.00  49,999,000.00                 
 63551 912795H5 TREASURY BILL 11/0   .020 11/06/08   .020 Aaa  AAA   50,000,000.00    99.99800 2  49,999,000.00  49,999,000.00                 
 63552 912795H5 TREASURY BILL 11/0   .020 11/06/08   .020 Aaa  AAA   50,000,000.00    99.99800 2  49,999,000.00  49,999,000.00                 
 63553 912795H5 TREASURY BILL 11/0   .020 11/06/08   .020 Aaa  AAA   50,000,000.00    99.99800 2  49,999,000.00  49,999,000.00                 
 63554 912795H5 TREASURY BILL 11/0   .020 11/06/08   .020 Aaa  AAA   50,000,000.00    99.99800 2  49,999,000.00  49,999,000.00                 
 63545 912795H6 TREASURY BILL 11/1   .050 11/13/08   .050 Aaa  AAA   50,000,000.00    99.99403 2  49,997,013.88  49,997,014.00                 
 63546 912795H6 TREASURY BILL 11/1   .050 11/13/08   .050 Aaa  AAA   50,000,000.00    99.99403 2  49,997,013.88  49,997,014.00                 
 63547 912795H6 TREASURY BILL 11/1   .050 11/13/08   .050 Aaa  AAA   50,000,000.00    99.99403 2  49,997,013.88  49,997,014.00                 
 63548 912795H6 TREASURY BILL 11/1   .050 11/13/08   .050 Aaa  AAA   50,000,000.00    99.99403 2  49,997,013.88  49,997,014.00                 
 63549 912795H6 TREASURY BILL 11/1   .050 11/13/08   .050 Aaa  AAA   50,000,000.00    99.99403 2  49,997,013.88  49,997,014.00                 
 63005 912795J2 TREASURY BILL       1.800 12/11/08  1.811 Aaa  AAA   25,000,000.00    99.64500 2  24,911,250.00  24,911,250.00                 
 63040 912795J3 TREASURY BILL       1.811 12/18/08  1.823 Aaa  AAA   50,000,000.00    99.60762 2  49,803,808.33  49,803,808.50                 
 63526 912795J6 TREASURY BILL 01/0   .600  1/08/09   .601 Aaa  AAA   50,000,000.00    99.72100 2  49,917,500.00  49,860,500.00      -57,000.00 
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INVESTMENTS OUTSTANDING AS OF 9/30/08  (SETTLEMENT BASIS) 
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 9/30/08 *** 

*** LGIP-GOVERNMENT (7) *** 
============================================================================================================================================== 
 Pos#   Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
 63527 912795J6 TREASURY BILL 01/0   .600  1/08/09   .601 Aaa  AAA   50,000,000.00    99.72100 2  49,917,500.00  49,860,500.00      -57,000.00 
 63528 912795J6 TREASURY BILL 01/0   .600  1/08/09   .601 Aaa  AAA   50,000,000.00    99.72100 2  49,917,500.00  49,860,500.00      -57,000.00 
 63529 912795J6 TREASURY BILL 01/0   .600  1/08/09   .601 Aaa  AAA   50,000,000.00    99.72100 2  49,917,500.00  49,860,500.00      -57,000.00 
 63530 912795J6 TREASURY BILL 01/0   .600  1/08/09   .601 Aaa  AAA   50,000,000.00    99.72100 2  49,917,500.00  49,860,500.00      -57,000.00 



 63531 912795J6 TREASURY BILL 01/0   .600  1/08/09   .601 Aaa  AAA   50,000,000.00    99.72100 2  49,917,500.00  49,860,500.00      -57,000.00 
 63532 912795J6 TREASURY BILL 01/0   .600  1/08/09   .601 Aaa  AAA   50,000,000.00    99.72100 2  49,917,500.00  49,860,500.00      -57,000.00 
 63533 912795J6 TREASURY BILL 01/0   .600  1/08/09   .601 Aaa  AAA   50,000,000.00    99.72100 2  49,917,500.00  49,860,500.00      -57,000.00 
 63534 912795J6 TREASURY BILL 01/0   .600  1/08/09   .601 Aaa  AAA   50,000,000.00    99.72100 2  49,917,500.00  49,860,500.00      -57,000.00 
 63535 912795J6 TREASURY BILL 01/0   .600  1/08/09   .601 Aaa  AAA   50,000,000.00    99.72100 2  49,917,500.00  49,860,500.00      -57,000.00 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                     .295            1675000000.00                1673841690.27  1673275751.50     -565,938.35 
  
   34 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY BILLS              (TYPE   11) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 62507 912828BQ US TREASURY N/B     3.375 11/15/08  2.119 Aaa  AAA   25,000,000.00   100.17323 2  25,037,873.92  25,043,308.50        5,434.58 
 62644 912828BQ US TREASURY N/B     3.375 11/15/08  1.940 Aaa  AAA   25,000,000.00   100.17323 2  25,043,308.42  25,043,308.50             .08 
 63536 912828BT US TREASURY N/B     3.375 12/15/08   .211 Aaa  AAA   50,000,000.00   100.64762 2  50,323,807.57  50,323,807.50            -.07 
 63537 912828BT US TREASURY N/B     3.375 12/15/08   .211 Aaa  AAA   50,000,000.00   100.64762 2  50,323,807.57  50,323,807.50            -.07 
 63538 912828BT US TREASURY N/B     3.375 12/15/08   .211 Aaa  AAA   50,000,000.00   100.64762 2  50,323,807.57  50,323,807.50            -.07 
 63539 912828BT US TREASURY N/B     3.375 12/15/08   .211 Aaa  AAA   50,000,000.00   100.64762 2  50,323,807.57  50,323,807.50            -.07 
 58179 912828FE U S TREASURY NOTE   4.875  5/15/09  4.843 Aaa  AAA   40,000,000.00   101.89800 2  40,007,336.39  40,759,200.00      751,863.61 
 62853 912828FV US TREASURY N/B     4.875 10/31/08  2.021 Aaa  AAA   50,000,000.00   100.33482 2  50,114,880.66  50,167,410.50       52,529.84 
 62603 912828GJ US TREASURY N/B     4.750  2/28/09  2.160 Aaa  AAA   10,000,000.00   101.34375 2  10,105,326.42  10,134,375.00       29,048.58 
 62354 912828HD US TREASURY N/B     4.000  9/30/09  2.367 Aaa  AAA   25,000,000.00   102.04688 2  25,397,717.09  25,511,718.75      114,001.66 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.382           375,000,000.00               377,001,673.18 377,954,551.25      952,878.07 
  
   10 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
  
                                                 AGENCY (30/360) FAITH/CRD ( 140) 
                                                 -------------------------------- 
 62410 911759JJ HUD-HSNG URB DEV    2.620  8/01/09  2.730 Aaa  AAA    5,498,000.00    99.53125 2   5,493,005.96   5,472,228.13      -20,777.83 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.730             5,498,000.00                 5,493,005.96   5,472,228.13      -20,777.83 
  
    1 ITEM IN SUBTOTAL FOR:   AGENCY (30/360) FAITH/CRDT       (TYPE  140) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                     .679            2530498000.00                2531336369.41  2531702530.88      366,161.89 
  
   47 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
  
 


